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Abstract
The aim of this research is forecasting crude oil prices using Support Vector Regression (SVR). Algorithm to determine
the optimal parameters in the model using the SVR is a grid search algorithm. This algorithm divides the range of
parameters to be optimized into the grid and across all points to get the optimal parameters. In its application the grid
search algorithm should be guided by a number of performancemetrics, usually measured by cross-validation on the
training data. Therefore, it is advisable to try some variations pair hyperplane parameters on SVR. Based on analysis
calculation of accuracy and the prediction error using the training data generating R  99.10868% while the value of
MAPE by 1.789873%. The data testing generates R  96.1639% while the value of MAPE by 1.942517%. This indicates
to the data of testing using a linear kernel or accuracy of prediction accuracy results are quite large. Best model using
the SVR has been formed can be used as a predictive model of crude oil prices. The results obtained showed crude oil
prices from period 1 up to 10 experiencing decline. © Research India Publications.
SciVal Topic Prominence 
Topic: 
Prominence percentile: 35.283
Author keywords
Cross validation Crude oil prices Grid search Kernel SVR
Abe, S.
(2005) Support Vector Machine for Pattern Classiﬁcation.  .
Springer-Verlag. London Limited
 
◅ Back to results ◅ Previous  ▻Next
 Export  Download  Print  E-mail  Save to PDF ⋆ Add to List  ▻More...
Global Journal of Pure and Applied Mathematics
Volume 12, Issue 4, 2016, Pages 3009-3020
Yasin, H.a Caraka, R.E.b Tarnoc Hoyyi, A.a
a
b
c
 View references (8)
2
2

Speech | Speech recognition | Stuttered speech

ISSN: 09731768
Source Type: Journal
Original language: English
Document Type: Article
Publisher: Research India Publications
 ▻View in search results format
     All Export  Print  E-mail  Save to PDF Create bibliography
1
Cited 825 times
PlumX Metrics
Usage, Captures, Mentions,
Social Media and Citations
beyond Scopus.
Metrics 
4 Citations in Scopus
35th percentile
1.14 Field-Weighted
Citation Impact
Cited by 4 documents
,  ,
(2019) Telkomnika
(Telecommunication Computing
Electronics and Control)
,  ,
(2019) AIP Conference
Proceedings
,  ,
(2018) Proceedings - 2017
International Conference on
Innovative and Creative
Information Technology:
Computational Intelligence and
IoT, ICITech 2017
Inform me when this document
is cited in Scopus:
 
Related documents
❓  ▻View all metrics

Neurocomputing fundamental
climate analysis
 Caraka, R.E. Bakar, S.A.
Tahmid, M.
Rainfall forecasting multi kernel
support vector regression
seasonal autoregressive
integrated moving average
(MKSVR-SARIMA)
 Caraka, R.E. Bakar, S.A.
Tahmid, M.
Hybrid support vector regression
in electric load during national
holiday season
 Caraka, R.E. Bakar, S.A.
Pardamean, B.
View all 4 citing documents
Set citation alert ▻
 ▻Set citation feed
Predicting the behavior of the
interaction of acetylthiocholine,
  17 of 18  
Caraka, R.E., Yasin, H.
Prediksi Produksi Gas Bumi dengan General Regression Neural Network (GRNN), in Proc
(2014) National Statistics Conference (SNS IV), pp. 270-277.
ISSN: 2087-2590, No
 
Gunn, S.
(1998) Support Vector Machines for Classiﬁcation and Regression.  .
Technical Report, ISIS
 
Hamel, L.
(2009) Knowledge Discovery with Support Vector Machines, pp. 1-246.  .
ISBN: 978-047037192-3
doi: 10.1002/9780470503065
Santosa, B.
(2007) Data Mining Teknik Pemanfaatan Data Untuk Keperluan Bisnis.  .
Yogyakarta: Graha Ilmu
 
Scholkopf, B., Smola, A.
(2003) A Tutorial on Support Vector Regression.  .
 
Yao, Y., Zhang, L., Liu, Y., Ma, M., Ji, D., Yang, Q., Chen, X.
(2014) Journal of Computational Information Systems, 10 (3), pp. 1219-1229.  .
doi: 10.12733/jcis9624
Yasin, H., Prahutama, A., Utami, T.W.
Prediksi Harga Saham Menggu-nakan Support Vector Regresion dengan Algoritmaa Grid Search, Statistika.
Universitas Diponegoro
(2014) Media Statistika, 7 (1), pp. 29-35.  .
 
© Copyright 2016 Elsevier B.V., All rights reserved.
2
3
Cited 1991 times
4
Knowledge Discovery with Support Vector Machines
Cited 143 times
http://onlinelibrary.wiley.com/book/10.1002/9780470503065
View at Publisher
5
Cited 18 times
6
Cited 89 times
7
An improved grid search algorithm and its application in PCA and SVM based face
recognition
Cited 6 times
View at Publisher
8
Cited 2 times
◅ Back to results ◅ Previous  ▻Next  Top of page
,  ,
(2011) Lecture Notes in
Computer Science (including
subseries Lecture Notes in
Artiﬁcial Intelligence and Lecture
Notes in Bioinformatics)
,  , 
(2011) Lecture Notes in
Computer Science (including
subseries Lecture Notes in
Artiﬁcial Intelligence and Lecture
Notes in Bioinformatics)
, 
(2010) Proceedings of the 2010
American Control Conference,
ACC 2010
 
Find more related documents in
Scopus based on:
pH and temperature of an
acetylcholinesterase sensor
 García, E.R. Burtseva, L.
Stoytcheva, M.
Support vector machines based
on weighted scatter degree
 Jin, A.-L. Zhou, X. Ye, C.-Z.
Generator thermal sensitivity
analysis with Support Vector
Regression
 Yang, Y. Zhao, Q.
View all related documents based
on references
 ▻Authors  ▻Keywords
About Scopus
What is Scopus
Content coverage
Scopus blog
Scopus API
Privacy matters
Language
⽇本語に切り替える
切换到简体中文
切換到繁體中文
Русский язык
Customer Service
Help
Contact us
 Copyright © . All rights reserved. Scopus® is a registered trademark of Elsevier B.V.
We use cookies to help provide and enhance our service and tailor content. By continuing, you agree to the
.
↗Terms and conditions ↗Privacy policy 
↗Elsevier B.V 
use of cookies
 
Scopus
Source details
Global Journal of Pure and Applied Mathematics
Scopus coverage years: from 2010 to 2016
Publisher: Research India Publications
ISSN: 0973-1768 E-ISSN: 0973-9750
Subject area: Mathematics: General Mathematics Mathematics: Applied Mathematics
  
(coverage discontinued in Scopus)
View all documents ▻  Set document alert  Save to source list Journal Homepage
CiteScore 2015
0.18 
SJR 2018
0.117 
SNIP 2018
0.420 
CiteScore CiteScore rank & trend CiteScore presets Scopus content coverage
Calculated using data from 31 May, 2016CiteScore
*CiteScore includes all available document types  
0.18  = 
 Citation Count 2015
 Documents 2012 -
2014*
 = 
 Metrics displaying this icon are compiled according to , a collaboration between
industry and academia.
2015 
 ▻34 Citations
 ▻189 Documents
 ▻View CiteScore methodology  ▻CiteScore FAQ
 ↗ Snowball Metrics
CiteScore rank
Category Rank Percentile
Mathematics  
#280/317 10th
 
Mathematics  
#378/402 5th
 

General
Mathematics
Applied
Mathematics
 ▻View CiteScore trends
 🔗Add CiteScore to your site
About Scopus
What is Scopus
Content coverage
Scopus blog
Scopus API
Privacy matters
Language
⽇本語に切り替える
切换到简体中文
切換到繁體中文
Русский язык
Customer Service
Help
Contact us
 
Copyright © . All rights reserved. Scopus® is a registered trademark of Elsevier B.V.
We use cookies to help provide and enhance our service and tailor content. By continuing, you agree to the
.
↗Terms and conditions ↗Privacy policy 
↗Elsevier B.V 
use of cookies
 




  
Global Journal of Pure and Applied Mathematics (GJPAM)
 
 
Print ISSN : 0973-1768
Online ISSN: 0973-9750
 
Editor-in-Chief:
 
Aims and Scope: The Global Journal of Pure and Applied Mathematics (GJPAM) is an
international journal of high quality devoted to the publication of original research
papers from pure and applied mathematics with some emphasis on all areas and
subareas of mathematical analysis and their broad range of applications. Areas and
subareas of interest include (but are not limited to) approximation theory; statistics;
probability; fluid mechanics; Fuzzy mathematics; transport theory; mathematical
biology, including population dynamics; wave propagation; special functions; algebra
and applications; combinatorics; coding theory; fractional analysis; solid mechanics;
variational methods; financial mathematics; asymptotic methods; graph theory;
fractals; moment theory; scattering theory; number theory and applications; geometry
of Banach spaces; topology and applications; complex analysis; stochastic process;
bifurcation theory; differential equations; difference equations; dynamical systems;
functional differential equations; numerical analysis; partial differential equations;
integral equations; operator theory; Fourier analysis; matrix theory; semigroups of
operators; mathematical physics; convex analysis; applied harmonic analysis;
optimization; wavelets; signal theory; ultrametric analysis; optimal control; fixed-point
theory and applications; reaction-diffusion problems, discrete mathematics; automata
theory and more...
 
Submission: Authors are requested to submit their papers electronically to
submit@ripublication.com with mention journal title (GJPAM) in subject line.
 
Indexing and Abstracting: The GJPAM is abstracted and indexed in SCOPUS(2010-
2016), the Mathematical Reviews, MathSciNet, Zentralblatt MATH and EBSCO
Databases, ICI, Index Copernicus,
 
Frequency:  Six issues per year.
 
Annual Subscription Price:
Library/ Institutional: Print : US$780.00 Online Only: US$760.00
                                         Print + Online : US$820.00
Individual/ Personnel: Print  US$390.00 
Inside India: Rs.3000.00
 
Editorial Board
Publication Ethics and Publication Malpractice Statement
Instruction for Authors
Special Issue
Vol.2  No.1-2 No.3 (2006)
Vol.3  No.1 No.2 No.3 (2007)
 
Vol.4  No.1 No.2 No.3 (2008)
Vol.5  No.1 No.2 No.3 (2009)
Vol.6  No.1 No.2 No.3 (2010)
Vol.7  No.1 No.2 No.3 (2011)
Vol.8  No.1 No.2 No.3 No.4 No.5 (2012)
Vol.9  No.1 No.2 No.3 No.4 No.5 No.6 (2013)
Vol.10 No.1 No.2 No.3 No.4 No.5 No.6 (2014)
Vol.11 No.1 No.2 No.3 No.4 No.5 No.6 (2015)
Vol.12 No.1 No.2 No.3 No.4 No.5 No.6 (2016)
Vol.13 No.1 No.2 No.3 No.4 No.5 No.6 No.7 No.8 No.9 No.10
No.11 No.12(2017)
Vol.14 No.1 No.2 No.3 No.4 No.5 No.6 No.7 No.8 No.9 No.10 
No.11 No.12 (2018)
Vol.15 No.1 No.2 No.3 No.4 No.5 No.6 (2019)
Subscription
Call for Papers
Other Journals
 
 © All rights are reserved with Research India Publications                             Home 
Journals  Contact   
 Research India Publications
 
Global Journal of Pure And Applied Mathematics (GJPAM)
 
 
 
Associate Editors :
 
Sunil Mathur, Department of Biostatistics and Epidemiology, Medical College of Georgia,
Augusta University, 1120 15th Street, AE 1040, Augusta, GA 30912-4900 USA
 
M. Bohner, University of Missouri at Rolla, Department of Mathematics, 106 Rolla Building,
Rolla, MO 65409-0020, USA      
 
Editorial Board Members : 
 
Dr Azizur Rahman, Senior Lecturer, School Of Computing And Mathematics, Charles Sturt
University, Boorooma Street, Wagga Wagga, Australia.
Area of Interest : Theoretical And Applied Statistics, Small Area Estimation, Bayesian
Statistical Modelling, Microsimulation Modelling, Biostatistics, Public Health, Applied Economics
And Data Science. 
Dr. Li MA, Lecturer, School of Mathematics, Hefei University of Technology, FeiCui Road 420,
Hefei, Anhui, China.
Area of Interest : Reductions of fractional-order systems; Hadamard fractional calculus;
Dynamics of fractional-order systems
 
Dr. Raed Ali Alkhasawneh, Assistant Professor, Department Of Statistics, Faculty of applied
studies and community service at University of Dammam, Saudi Arabia. 
Area of Interest : Applied mathematics, Numerical Analysis
 
Dr. Juan Manuel Peña, Professor of Applied Mathematics, Departamento de Matematica
Aplicada, Edificio de Matemáticas, Universidad de Zaragoza, Pedro Cebruna, 12, 50009
Zaragoza, Spain.
Area of Interest : approximation theory, computer aided geometric design, numerical analysis,
matrix theory
 
Dr. Ömer Küsmüş, Journal of Generalized Lie Theory and Applied, Van Yuzuncu Yil University /
Turkey, Department of Math., Faculty of Science, Van Yuzuncu Yil University, Zeve Campus,
65080, Van, Turkey.
Area of Interest : Commutative Rings, Group Rings, Group Algebras, Module Theory, Lie
Theory
_
 
Rosalio G. Artes, Jr, Department of Mathematics and Sciences, College of Arts and Sciences,
Mindanao State University, Tawi-Tawi College of Technology and Oceanography, Sanga-Sanga,
7500 Bongao, Tawi-Tawi, Philippines
Area of Interest:  Approximation Theory, Fourier Analysis, Mathematical Biology,
Crystallography.
 
 
G.M. N'Guerekata, Professor and Chair, Department of Mathematics , Morgan State University,
1700 E. Cold Spring Lane, Room CR 251, Baltimore, MD 21251 – USA 
Areas of Interest: Abstract Differential Equations; Almost Automorphic and Almost Periodic
Functions.
 
R. P. Agarwal, Prof. & Chair, Texas A & M University - Kingville, 700 University Blvd. MSC 172,
Kingsville, Texas, USA
Areas of Interest: Differential Equations; Difference Equations; Fixed-Point Theorems;
Inequalities; and Numerical Analysis.
 
N.U. Ahmed, SITE, 161 Louis Pasteur, University of Ottawa, Ontario, K1N6N5, Canada 
Area of Interest: Nonlinear Analysis; Stochastic Control; Differential Inclusions; and Nonlinear
Filtering.
 
G. A. Anastassiou, Department of Mathematical Sciences, The University of Memphis,
Memphis, TN 38152, USA 
Areas of Interest: Approximation Theory; Inequalities; Moment Theory; Wavelet; and Fuzzy
Mathematics.
 
D. Bugajewska, Faculty of Mathematics and Computer Science, Adam Mickiewicz University,
Umultowska 87, 61-614 Poznañ, Poland
Areas of Interest: Ordinary Differential Equations; and Integral Equations. 
 
E. Camouzis, Department of Mathematics, The American College of Greece, Deree College
Gravias 6 Str., Aghia Paraskevi, Athens, Greece
Areas of Interest: Global Analysis of Nonlinear Difference Equations of Higher Order and its
Applications; Dynamical Systems and its Applications.
 
C. Cesarano, Università Campus Bio-Medico di Roma, Facoltà di Ingegneria, Via Emilio
Longoni,83 00155 Roma, Italy
Areas of Interest: Special Functions; Orthogonal Polynomials and Related Applications to
Differential Equations.
 
S. S. Cheng, Department of Mathematics, National Tsing Hua University, Hsinchu, Taiwan
Areas of Interest: Ordinary and Partial Difference Equations; Ordinary Differential Equations;
Functional and Functional Differential Equations.
 
A. Dermoune, UMR-CNRS 8524, Laboratoire Paul Painleve, Universite des Sciences et
Technologies de Lille, 59655-Villeneuve d'Ascq Cedex, France
Areas of Interest: Applications of Probability and Statistics; Macro-Economics; Micro-Economics;
and Partial Differential Equations. 
 
S. S. Dragomir, Chair in Mathematical Inequalities, School of Computer Science & Mathematics,
Victoria University, PO Box 14428, Melbourne City, MC 8001, Australia 
Areas of Interest: Classical Mathematical Analysis; Theory of Inequalities; Convex Functions;
Best Approximation.
 
P. Eloe, Department of Mathematics, University of Dayton, Dayton, OH 45469-2316 USA 
Area of Interest: Boundary Value Problems; Functional Differential Equations; and Computation.
 
A. Fiorenza, Universita' di Napoli "Federico II", Dipartimento di Architettura, via Monteoliveto, 3
80134 - NAPOLI (NA), Italy
Area of Interest: Variable Lebesgue Spaces; variable Sobolev spaces; Grand Lebesgue spaces;
Small Lebesgue spaces.
 
D. Girela, Departamento de An\'alisis Matem\'atico, Facultad de Ciencias, Universidad de
M\'alaga, 29071 M\'alaga, Spain
Areas of Interest: Complex Analysis and Operator Theory.
 
J. R. Graef, Department of Mathematics, University of Tennessee at Chattanooga, Chattanooga,
TN 37403 USA
Area of Interest: Differential Equations, Difference Equations, Dynamical Systems, Biological
Modeling.
 
S. Hamadene, Université du Maine, Département de Mathématiques, Laboratoire de Statistique
et Processus, 72085 Le Mans Cedex 9, France
Areas of Interests: Stochastic Optimal Control and Stochastic Differential Games; Backward and
Backward-Forward Stochastic Differential Equations.
 
O. Hili, National Polytechnic Institute of Yamoussoukro, BP 1911, Yamoussoukro, Ivory Coast
Areas of Interest: Statistics.
 
H. Th. Jongen, Department of Mathematics – C, RWTH Aachen University, D-52056 Aachen,
Germany
Areas of Interest: Nonconvex Optimization; Parametric Optimization; Global Optimization; Semi-
Infinite Optimization.
 
Il B. Jung, Department of Mathematics, College of Natural Sciences, Kyungpook National
University, Daegu, 702-701 South Korea
Areas of Interest: Operator Theory and Moment Theory.
 
A. Kamal, Department of Mathematics & Statistics, S.Q. University, P.O. Box 36, Al Khoudh 123
Oman
Area of Interest: Abstract approximation Theory.
 
T. Kwembe, Department of Mathematics and Statistical Sciences, Jackson State University,
Jackson, Mississippi 39217, USA
Areas of Interest: Differential Equations, Partial Differential Equations and Applications,
Mathematical Biology.
 
T. Kusano, Department of Applied mathematics, Faculty of Science, Fukuoka University, 8-19-1
Nanakuma, Jonan-ku, Fukuoka, 814-0180 Japan
Areas of Interest: Qualitative Theory of Differential Equations.
 
D.R. Larson, Department of Mathematics, Texas A&M University, College Station, Texas 77843-
3368, USA 
Research Interests: Functional Analysis; Applied Harmonic Analysis.
 
E.-B. Lin, Department of Mathematics, University of Toledo, Toledo, OH 43606 USA
Areas of Interest: Wavelet Theory; Mathematical Physics; and Complex Geometry.
 
M.F. Mahmood, Department of Mathematics, Howard University, 2441 6th Street, N.W.,
Washington, D.C. 20059, USA
Areas of Interest: Nonlinear partial differential equations; nonlinear waves in optics, plasmas and
fluids; solitons; systems and signals.
 
T.M. Mills, Department of Mathematics, La Trobe University, PO Box 199, Bendigo 3552,
Australia
Areas of Interest: Approximation Theory; History of Mathematics; Inequalities; Probability and
Stochastic Process.
 
H. Ouerdiane, Department of Mathematics. Faculty of Sciences of Tunis. Campus universitaire.
1060 Tunis. Tunisia
Areas of Interest: Infinite dimensional Analysis, White Noise analysis, Stochastic Analysis,
Stochastic differential equations.
 
Y. Ouknine, Département de Mathématiques, Faculté des Sciences Semlalia, Université Cadi
Ayyad, B.P. 2390, Marrakech, 40000 Morocco 
Areas of Interest: Probability; and Stochastic Analysis.
 
J. M. Rassias, Professor of Mathematics, National and Capodistrian University of Athens,
Greece
Areas of Interest: Linear and Nonlinear Mathematical Analysis with Applications.
 
S. Reich, Department of Mathematics, Technion - Israel Institute of Technology, Haifa 32000,
Israel
Areas of Interest: Nonlinear Operator Theory; Nonlinear Evolution Equations; and Infinite
Dimensional Holomorphy.
 
Mohammad Z. Abu-Sbeih, Department of Mathematics and Statistics, King Fahd University of
Petroleum and Minerals, Dhahran 
31261, Saudi Arabia
 
N. C. Sacheti, Department of Mathematics & Statistics, College of Science, Sultan Qaboos
University, Muscat, Oman
Areas of Interest: Fluid Mechanics - Non-Newtonian Flows; Hydromagnetic Flows; and Flow
through Porous Media.
 
M. Sifi, Department of Mathematics, Faculty of Sciences of Tunis, Campus Universitaire, 2092
Manar II, Tunis, Tunisia
Areas of Interest: Fourier analysis in one and Several Variables; Non-Trignometric Fourier
Analysis; Integral Transforms; and Integral Equations.
 
H. M. Srivastava, Professor Emeritus, Department of Mathematics and Statistics, University of
Victoria, Victoria, British Columbia V8W 3R4, Canada
Areas of Interest: Real and Complex Analysis, Fractional Calculus and Its Applications, Integral
Equations and Transforms.
 
A. Soufyane, Department of Mathematics and Computer Science, United Arab Emirates
University, P. O. Box 17551, Al-Ain, United Arab Emirates  
Areas of Interest: Control Theory, Stability of Systems, Numerical Methods of PDE's.
 
F. Wagemann, Universite de Nantes, Faculte des Sciences et des Techniques, 2, rue de la
Houssiniere, 44322 Nantes cedex 3, France
Areas of Interest: Mathematical Physics.
 
H.K. Xu, School of Mathematical Sciences, Unversity of KwaZulu-Natal, Private Bag X54001,
Durban 4000, South Africa 
Areas of Interest: Nonlinear functional analysis; Geometry of Banach spaces; and Mathematical
finance.
 
A. A. Yakubu, Department of Mathematics, Howard University, 2441 6th Street, N.W.,
Washington, D.C. 20059, USA
Areas of Interest: Differential Equations; Difference Equations; Dynamical Systems; and
Mathematical Biology.
 
Mostafa Eslami, Assistant Professor Department of Mathematics University of Mazandaran
Babolsar, Iran
 
Florance Matarise, Department of Statistics, Uiversity of Zimbabwe, PO Box MP167. Mount
Pleasant, Harare, Zimbabwe.
Areas of Interest: Statistics (Time Series Analysis).
 
Mohammad Mirzazadeh, Department of Mathematical Sciences, Faculty of Sciences, University
of Guilan, Rasht, Iran
 
Cristina Flaut, Faculty of Mathematics and Computer Science, Ovidius University, Constanta,
Romania
 
Rejeb Hadiji, Mathematics Department, UPEC, Univercity Paris Est Creteil, UFR Sciences, 61
Avenue du Generale De Gaulle, Creteil, cedex, France
Area of Interest: Nonlinear PDE - Micromagnetics- Ginzburg-Landau problems and problem with
Sobolev exopnent.
 
Ratnasingham Shivaji, Dept of Mathematics and Statistics, University of North Carolina at
Greensboro, Greensboro, NC 27412, USA
Area of Research: Nonlinear Elliptic Boundary Value Problems.
 
Jyotindra Prajapati, Mathematical Sciences Department, Faculty of Applied Sciences, Charotar
University of Science and Technology, Changa, Anand, Gujarat, India
Area of Interest: Special functions, Integral Transforms, Fractional calculus
 
O'Regan, Donal, Department of Mathematics, National University of Ireland at Galway,
University Road, Galway, Ireland
Areas of Interest: Nonlinear Analysis.
 
 
 © All rights are reserved with Research India Publications                             Home  Journals 
Contact   







